
NJBE
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E PRIVATE EQUITYPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
EURO CURRENCY

FRANCE

CAPITAL CALL EUR/OTHACI004Z24 ANACAP FINANCIAL PARTNERS II 17 Nov 2011LIMITED PARTNERSHIP

100.000 0.001.000000Local0.739970
1.351406 0.00 0.00Base

0.00
0.00
0.00 100.00

135.14

CAPITAL CALL EUR/OTH17 Nov 2011 CANCEL

-100.000 0.001.000000Local0.739970
1.351406 0.00 0.00Base

0.00
0.00
0.00 -100.00

-135.14
ACI004Z24 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

0.000.000.000.000.000 Local
FRANCE Total

0.000.000.000.00Base

0.000.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

EURO CURRENCY Total

POUND STERLING

STATE STREET BANK AND TRUST GBP/BOSACI016KI9 ANACAP CREDIT OPPS II LP 22 Nov 2011LIMITED PARTNERSHIP

1.000 0.001.000000Local0.639100
1.564700 0.00 0.00Base

0.00
0.00
0.00 1.00

1.56

STATE STREET BANK AND TRUST GBP/BOS22 Nov 2011 CANCEL

-1.000 0.001.000000Local0.639100
1.564700 0.00 0.00Base

0.00
0.00
0.00 -1.00

-1.56
ACI016KI9 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base
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0.000.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

POUND STERLING Total

US DOLLAR

CAPITAL CALL USD/BOS05799V964 BDCM OPPORTUNITY FUND II LP 01 Nov 2011 01 Nov 2011

738,839.250 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 738,839.25

738,839.25

PARTNERSHIP COST-INSIDE COMMIT USD/BOS01 Nov 2011 01 Nov 2011

24,439.920 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 24,439.92

24,439.92

CAPITAL CALL USD/BOS01 Nov 2011 01 Nov 2011

2,441,481.340 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,441,481.34

2,441,481.34
05799V964 Total

0.00 0.000.00 3,204,760.513,204,760.510 Local

0.00 0.00 0.00 3,204,760.51Base

CAPITAL CALL USD/BOS071991913 BLACKSTONE CAPITAL PARTNERS 25 Nov 2011V LP 25 Nov 2011

509,591.620 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 509,591.62

509,591.62

PARTNERSHIP COST-INSIDE COMMIT USD/BOS36699V911 GSO CAPITAL OPPORTUNITY 22 Nov 2011LMTD PARTNERSHIP 22 Nov 2011

222,202.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 222,202.00

222,202.00

CAPITAL CALL USD/BOS377995964 GLEACHER MEZZANINE FUND II 15 Nov 2011LIMITED PARTNERSHIP 15 Nov 2011

2,547,051.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,547,051.00

2,547,051.00

CAPITAL CALL USD/BOS52899A961 LEXINGTON CAPITAL PTNRS VI 28 Nov 2011LP 28 Nov 2011

267,121.000 0.001.000000Local1.000000 0.00 0.00 267,121.00
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1.000000 0.00 0.00Base 0.00 267,121.00

CAPITAL CALL USD/BOS64799B940 NEW MOUNTAIN PARTNERS III 15 Nov 2011LIMITED PARTNERSHIP 15 Nov 2011

79,102.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 79,102.00

79,102.00

CAPITAL CALL USD/BOS648992998 KPS SPECIAL SITUATIONS FND III 04 Nov 2011LIMITED PARTNERSHIP 04 Nov 2011

2,283,898.310 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,283,898.31

2,283,898.31

CAPITAL CALL USD/BOS07 Nov 2011 07 Nov 2011

695,550.850 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 695,550.85

695,550.85
648992998 Total

0.00 0.000.00 2,979,449.162,979,449.160 Local

0.00 0.00 0.00 2,979,449.16Base

CAPITAL CALL USD/BOS671994937 OAK HILL CAPITAL PARTNERS II 03 Nov 2011LIMITED EQUITY PARTN 03 Nov 2011

304,730.430 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 304,730.43

304,730.43

CAPITAL CALL USD/BOS671999936 OAK HILL CAPITAL PARTNERS III 03 Nov 2011LP 03 Nov 2011

4,001,148.510 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,001,148.51

4,001,148.51

CAPITAL CALL USD/BOS77099B915 TPG PARTNERS VI 18 Nov 2011LIMITED PARTNERSHIP 18 Nov 2011

546,401.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 546,401.00

546,401.00

CAPITAL CALL USD/BOS927997999 VISTA EQUITY PARTNERS III 04 Nov 2011L P 04 Nov 2011

3,198,063.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,198,063.00

3,198,063.00

CAPITAL CALL USD/BOS04 Nov 2011

3,198,063.000 0.001.000000Local1.000000 0.00 0.00 3,198,063.00
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1.000000 0.00 0.00Base 0.00 3,198,063.00

CAPITAL CALL USD/BOS04 Nov 2011 CANCEL

-3,198,063.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -3,198,063.00

-3,198,063.00
927997999 Total

0.00 0.000.00 3,198,063.003,198,063.000 Local

0.00 0.00 0.00 3,198,063.00Base

CAPITAL CALL USD/BOS93399Y968 WARBURG PINCUS PRVT EQUITY X 22 Nov 2011LIMITED PARTNERSHIP 22 Nov 2011

7,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 7,000,000.00

7,000,000.00

CAPITAL CALL USD/BOS95099D913 WELSH CARSON ANDERSON STOWE 12 Nov 2011XI LP

2,395,367.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,395,367.00

2,395,367.00

CAPITAL CALL USD/BOS12 Nov 2011 CANCEL

-2,395,367.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -2,395,367.00

-2,395,367.00
95099D913 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CAPITAL CALL USD/BOSACI004QN8 CSFB NJDI INVESTMENT FUND 15 Nov 2011LIMITED PARTNERSHIP 15 Nov 2011

1,200,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,200,000.00

1,200,000.00

CAPITAL CALL USD/BOS17 Nov 2011 17 Nov 2011

2,694,184.570 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,694,184.57

2,694,184.57

CAPITAL CALL USD/BOS17 Nov 2011

2,694,184.570 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,694,184.57

2,694,184.57
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CAPITAL CALL USD/BOS17 Nov 2011 CANCEL

-2,694,184.570 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -2,694,184.57

-2,694,184.57

CAPITAL CALL USD/BOS25 Nov 2011 25 Nov 2011

2,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,000,000.00

2,000,000.00
ACI004QN8 Total

0.00 0.000.00 5,894,184.575,894,184.570 Local

0.00 0.00 0.00 5,894,184.57Base

PARTNERSHIP COST-INSIDE COMMIT USD/BOSACI004QO6 DLJ MERCHANT BANKING PTRS IV 09 Nov 2011LIMITED PARTNERSHIP 09 Nov 2011

417,781.750 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 417,781.75

417,781.75

MANAGEMENT FEES INSIDE-COMMIT USD/BOS09 Nov 2011 09 Nov 2011

112,099.990 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 112,099.99

112,099.99
ACI004QO6 Total

0.00 0.000.00 529,881.74529,881.740 Local

0.00 0.00 0.00 529,881.74Base

CAPITAL CALL USD/BOSACI004QP3 FAIRVIEW CAPSTONE PARTNERS II 29 Nov 2011LIMITED PARTNERSHIP 29 Nov 2011

2,985,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,985,000.00

2,985,000.00

CAPITAL CALL USD/BOSACI004QQ1 FAIRVIEW CAPSTONE PARTNERS 17 Nov 2011LIMITED PARTNERSHIP 17 Nov 2011

3,482,587.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,482,587.00

3,482,587.00

CAPITAL CALL USD/BOSACI004RD9 CARLYLE MEZZANINE PTRS FNDII 28 Nov 2011LIMITED PARTNERSHIP

8,289,756.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 8,289,756.00

8,289,756.00
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CAPITAL CALL USD/BOS28 Nov 2011 CANCEL

-8,289,756.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -8,289,756.00

-8,289,756.00

CAPITAL CALL USD/BOS28 Nov 2011 28 Nov 2011

8,688,657.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 8,688,657.00

8,688,657.00
ACI004RD9 Total

0.00 0.000.00 8,688,657.008,688,657.000 Local

0.00 0.00 0.00 8,688,657.00Base

CAPITAL CALL USD/BOSACI004RH0 NJHL EUR BUYOUT FND SER C 03 Nov 2011LIMITED PARTNERSHIP 03 Nov 2011

748,614.360 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 748,614.36

748,614.36

CAPITAL CALL USD/BOS14 Nov 2011

2,786,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,786,000.00

2,786,000.00

CAPITAL CALL USD/BOS14 Nov 2011 CANCEL

-2,786,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -2,786,000.00

-2,786,000.00

CAPITAL CALL USD/BOS14 Nov 2011 14 Nov 2011

278,600.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 278,600.00

278,600.00
ACI004RH0 Total

0.00 0.000.00 1,027,214.361,027,214.360 Local

0.00 0.00 0.00 1,027,214.36Base

CAPITAL CALL USD/BOSACI004S22 NB/NJ CUSTOM INVESTMENT FND 01 Nov 2011LIMITED PARTNERSHIP 01 Nov 2011

1,428,571.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,428,571.00

1,428,571.00
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CAPITAL CALL USD/BOSACI004S30 NEW JERSY ASIA INVESTORS 22 Nov 2011LIMITED PARTNERSHIP 22 Nov 2011

1,214,140.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,214,140.00

1,214,140.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS22 Nov 2011 22 Nov 2011

94,215.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 94,215.00

94,215.00
ACI004S30 Total

0.00 0.000.00 1,308,355.001,308,355.000 Local

0.00 0.00 0.00 1,308,355.00Base

CAPITAL CALL USD/BOSACI004S48 NJHL EUR BUYOUT FND II SER B 21 Nov 2011LIMITED PARTNERSHIP

1,584,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,584,000.00

1,584,000.00

CAPITAL CALL USD/BOS21 Nov 2011 CANCEL

-1,584,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -1,584,000.00

-1,584,000.00

CAPITAL CALL USD/BOS21 Nov 2011 21 Nov 2011

1,576,080.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,576,080.00

1,576,080.00
ACI004S48 Total

0.00 0.000.00 1,576,080.001,576,080.000 Local

0.00 0.00 0.00 1,576,080.00Base

CAPITAL CALL USD/BOSACI004S55 NJHL EUR BUYOUT FND SER A 22 Nov 2011LIMITED PARTNERSHIP 22 Nov 2011

539,688.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 539,688.00

539,688.00

CAPITAL CALL USD/BOS22 Nov 2011

539,688.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 539,688.00

539,688.00
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CAPITAL CALL USD/BOS22 Nov 2011 CANCEL

-539,688.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -539,688.00

-539,688.00
ACI004S55 Total

0.00 0.000.00 539,688.00539,688.000 Local

0.00 0.00 0.00 539,688.00Base

CAPITAL CALL USD/BOSACI004X91 CSFB/NJDI INVESTMENT 2008 1SER 17 Nov 2011LIMITED PARTNERSHIP 17 Nov 2011

328,946.010 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 328,946.01

328,946.01

CAPITAL CALL USD/BOS17 Nov 2011

328,946.010 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 328,946.01

328,946.01

CAPITAL CALL USD/BOS17 Nov 2011 CANCEL

-328,946.010 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -328,946.01

-328,946.01
ACI004X91 Total

0.00 0.000.00 328,946.01328,946.010 Local

0.00 0.00 0.00 328,946.01Base

CAPITAL CALL USD/BOSACI004XC4 CSFB/NJDI INVESTMENT SER 2006 17 Nov 2011LIMITED PARTNERSHIP 17 Nov 2011

48,465.450 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 48,465.45

48,465.45

CAPITAL CALL USD/BOS17 Nov 2011

48,465.450 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 48,465.45

48,465.45

CAPITAL CALL USD/BOS17 Nov 2011 CANCEL

-48,465.450 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -48,465.45

-48,465.45
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CONTRIBUTIONS USD/BOS23 Nov 2011 23 Nov 2011

2,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,000,000.00

2,000,000.00
ACI004XC4 Total

0.00 0.000.00 2,048,465.452,048,465.450 Local

0.00 0.00 0.00 2,048,465.45Base

CAPITAL CALL USD/BOSACI00DFJ9 NEWSTONE CAP PARTNERS II, LP 15 Nov 2011LIMITED PARTNERSHIP

4,637,842.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,637,842.00

4,637,842.00

CAPITAL CALL USD/BOS15 Nov 2011 CANCEL

-4,637,842.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -4,637,842.00

-4,637,842.00

CAPITAL CALL USD/BOS15 Nov 2011 15 Nov 2011

4,637,482.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,637,482.00

4,637,482.00

CAPITAL CALL USD/BOS28 Nov 2011 28 Nov 2011

5,750,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 5,750,000.00

5,750,000.00
ACI00DFJ9 Total

0.00 0.000.00 10,387,482.0010,387,482.000 Local

0.00 0.00 0.00 10,387,482.00Base

PARTNERSHIP COST-INSIDE COMMIT USD/BOSACI00GR67 CENTERBRIDGE CAPITAL PTRNS II 04 Nov 2011LIMITED PARTNERSHIP

40,797.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 40,797.00

40,797.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS04 Nov 2011 CANCEL

-40,797.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -40,797.00

-40,797.00
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CAPITAL CALL USD/BOS04 Nov 2011

3,521,858.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,521,858.00

3,521,858.00

CAPITAL CALL USD/BOS04 Nov 2011 CANCEL

-3,521,858.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -3,521,858.00

-3,521,858.00
ACI00GR67 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

CAPITAL CALL USD/BOSACI00NUB7 NEW JERSEY ASIA INVESTORS II 14 Nov 2011LIMITED PARTNERSHIP 14 Nov 2011

898,428.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 898,428.00

898,428.00

CAPITAL CALL USD/BOSACI00QQ90 GSO CAPITAL OPPS FUND II L.P. 02 Nov 2011LIMITED PARTNERSHIP 02 Nov 2011

17,990,443.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 17,990,443.00

17,990,443.00

CAPITAL CALL USD/BOS29 Nov 2011 29 Nov 2011

16,551,208.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 16,551,208.00

16,551,208.00
ACI00QQ90 Total

0.00 0.000.00 34,541,651.0034,541,651.000 Local

0.00 0.00 0.00 34,541,651.00Base

CAPITAL CALL USD/BOSACI00WOP3 VISTA EQUITY PARTNERS IV 04 Nov 2011LIMITED PARTNERSHIP 04 Nov 2011

15,697,942.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 15,697,942.00

15,697,942.00

CAPITAL CALL USD/BOS04 Nov 2011

15,697,942.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 15,697,942.00

15,697,942.00
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Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOS04 Nov 2011 CANCEL

-15,697,942.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -15,697,942.00

-15,697,942.00
ACI00WOP3 Total

0.00 0.000.00 15,697,942.0015,697,942.000 Local

0.00 0.00 0.00 15,697,942.00Base

0.00116,222,753.360 Local
0.00Base

0.00
0.00

0.00
0.00

116,222,753.36
116,222,753.36

US DOLLAR Total

EQUITY  Total
116,222,753.360

Base 0.00 0.00 0.00 116,222,753.36

116,222,753.360.000.000.00

116,222,753.360

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 11



NJBE
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E PRIVATE EQUITYSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

STATE STREET BANK AND TRUST USD/OTH77099A966 TPG PARTNERS V 10 Nov 2011LIMITED PARTNERS OPEN

49,854,237.580 0.000.742338Local1.000000
0.742338 0.00 0.00Base

0.00
0.00
0.00 37,008,730.76

37,008,730.76

STATE STREET BANK AND TRUST USD/OTH77099B915 TPG PARTNERS VI 10 Nov 2011LIMITED PARTNERSHIP OPEN

47,906,264.640 0.000.910097Local1.000000
0.910097 0.00 0.00Base

0.00
0.00
0.00 43,599,364.76

43,599,364.76

STATE STREET BANK AND TRUST USD/OTH17 Nov 2011 OPEN

38,591,157.640 0.000.910097Local1.000000
0.910097 0.00 0.00Base

0.00
0.00
0.00 35,121,710.52

35,121,710.52
77099B915 Total

0.00 0.000.00 78,721,075.2886,497,422.280 Local

0.00 0.00 0.00 78,721,075.28Base

0.00136,351,659.860 Local
0.00Base

0.00
0.00

0.00
0.00

115,729,806.04
115,729,806.04

US DOLLAR Total

EQUITY  Total
136,351,659.860

Base 0.00 0.00 0.00 115,729,806.04

115,729,806.040.000.000.00

136,351,659.860

SALES Total

Base

Books Closed Prepared by State StreetPage 12



NJBR
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E REAL ESTATEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS141998971 CAPRI URBAN 17 Nov 2011INVESTOR REIT 17 Nov 2011

1,312,677.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,312,677.00

1,312,677.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS17 Nov 2011

157,930.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 157,930.00

157,930.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS17 Nov 2011 CANCEL

-157,930.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -157,930.00

-157,930.00

PARTNERSHIP COST-INSIDE COMMIT USD/BOS17 Nov 2011 17 Nov 2011

145,853.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 145,853.00

145,853.00
141998971 Total

0.00 0.000.00 1,458,530.001,458,530.000 Local

0.00 0.00 0.00 1,458,530.00Base

CAPITAL CALL USD/BOS17199H990 CIM FUND III LP 21 Nov 2011LIMITED PARTNERSHIP 21 Nov 2011

2,107,652.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,107,652.00

2,107,652.00

CAPITAL CALL USD/BOSACI005C34 BLACKSTONE RE PRTNR VI TE 2 04 Nov 2011REIT 04 Nov 2011

36,059,453.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 36,059,453.00

36,059,453.00

CAPITAL CALL USD/BOSACI00O5M9 LONE STAR REAL ESTATE FD II US 18 Nov 2011REIT 18 Nov 2011

1,217,893.280 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,217,893.28

1,217,893.28

Books Closed Prepared by State StreetPage 13



NJBR
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E REAL ESTATEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CAPITAL CALL USD/BOSACI00O5N7 LONE STAR FUND VII (U.S.) 21 Nov 2011REIT 21 Nov 2011

21,373,954.240 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 21,373,954.24

21,373,954.24

0.0062,217,482.520 Local
0.00Base

0.00
0.00

0.00
0.00

62,217,482.52
62,217,482.52

US DOLLAR Total

EQUITY  Total
62,217,482.520

Base 0.00 0.00 0.00 62,217,482.52

62,217,482.520.000.000.00

62,217,482.520

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 14



NJDL
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E REAL ASSET HEDGESPurchase and Sales by Report Date
CLIENT MANAGED

Base Currency: USD - USD

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********

Prepared by State StreetPage 15



NJDP
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E REAL ASSETS EQTY/HEDGPurchase Report by Report Date
COMMON E REAL ASSETS EQTY/HEDG

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

INSTINET LLC USD/DTC055622104 BP PLC SPONS ADR 21 Nov 2011 0.01ADR 25 Nov 2011

215,000.000 0.0041.636500Local1.000000
41.636500 0.00 1,505.00Base

1,505.00
0.00
0.00 8,953,352.50

8,953,352.50

BNY CONVERGEX USD/DTC16 Nov 2011 0.0121 Nov 2011

230,000.000 0.0044.049000Local1.000000
44.049000 0.00 1,150.00Base

1,150.00
0.00
0.00 10,132,420.00

10,132,420.00

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC18 Nov 2011 0.0123 Nov 2011

14,700.000 0.0042.498900Local1.000000
42.498900 0.00 147.00Base

147.00
0.00
0.00 624,880.83

624,880.83
055622104 Total

2,802.00 0.000.00 19,710,653.33459,700.000 Local

0.00 2,802.00 0.00 19,710,653.33Base

0.00459,700.000 Local
0.00Base

2,802.00
2,802.00

0.00
0.00

19,710,653.33
19,710,653.33

US DOLLAR Total

EQUITY  Total
459,700.000

Base 0.00 2,802.00 0.00 19,710,653.33

19,710,653.330.002,802.000.00

459,700.000

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 16



NJDW
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E REAL ASSETS ETF/HEDGEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

BNY MELLON/HSBC BANK PLC USD/DTC464285105 ISHARES GOLD TRUST 10 Nov 2011 0.04ISHARES GOLD TRUST 16 Nov 2011

381,400.000 0.0017.139800Local1.000000
17.139800 0.00 15,256.00Base

15,256.00
0.00
0.00 6,552,375.71

6,552,375.71

CAPITAL PLANNING CORPORATION USD/DTC10 Nov 2011 0.0416 Nov 2011

200,000.000 0.0017.028800Local1.000000
17.028800 0.00 8,000.00Base

8,000.00
0.00
0.00 3,413,760.00

3,413,760.00
464285105 Total

23,256.00 0.000.00 9,966,135.71581,400.000 Local

0.00 23,256.00 0.00 9,966,135.71Base

0.00581,400.000 Local
0.00Base

23,256.00
23,256.00

0.00
0.00

9,966,135.71
9,966,135.71

US DOLLAR Total

EQUITY  Total
581,400.000

Base 0.00 23,256.00 0.00 9,966,135.71

OPTIONS EXPIRED_WRTS
US DOLLAR

OPTION EXPIRED USD/99Z296495 MARKET VECTORS AGRIBUSINESS 19 Nov 2011NOV11 54 CALL 19 Nov 2011

1,000.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.001,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

US DOLLAR Total

OPTIONS EXPIRED_WRTS  Total
1,000.000

Books Closed Prepared by State StreetPage 17



NJDW
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E REAL ASSETS ETF/HEDGEPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

Base 0.00 0.00 0.00 0.00

9,966,135.710.0023,256.000.00

582,400.000

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 18



NJDW
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E REAL ASSETS ETF/HEDGESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

OPTIONS EXPIRED_BUYS
US DOLLAR

OPTION EXPIRED USD/99Z375679 SPDR GOLD TRUST 19 Nov 2011NOV11 152 PUT 19 Nov 2011

3,000.000 0.000.000000Local1.000000
0.000000 0.00 0.00Base

0.00
0.00
0.00 0.00

0.00

0.003,000.000 Local
0.00Base

0.00
0.00

0.00
0.00

0.00
0.00

US DOLLAR Total

OPTIONS EXPIRED_BUYS  Total
3,000.000

Base 0.00 0.00 0.00 0.00

OPTIONS WRITTEN
US DOLLAR

GOLDMAN SACHS + CO USD/NYF99Z429310 ISHARES GOLD TRUST 09 Nov 2011 1.00JAN12 18 CALL 10 Nov 2011

2,500.000 0.000.500000Local1.000000
0.500000 0.00 2,500.00Base

2,500.00
2.40
2.40 122,497.60

122,497.60

GOLDMAN SACHS + CO USD/NYF99Z477822 BP PLC SPONS ADR 30 Nov 2011 2.00JAN12 46 CALL OPEN

1,000.000 0.001.040000Local1.000000
1.040000 0.00 2,000.00Base

2,000.00
2.00
2.00 101,998.00

101,998.00

GOLDMAN SACHS + CO USD/NYF99Z477905 BP PLC SPONS ADR 30 Nov 2011 2.00APR12 49 CALL OPEN

1,000.000 0.001.500000Local1.000000
1.500000 0.00 2,000.00Base

2,000.00
2.85
2.85 147,997.12

147,997.12

0.004,500.000 Local
0.00Base

6,500.00
6,500.00

7.25
7.25

372,492.72
372,492.72

US DOLLAR Total

OPTIONS WRITTEN  Total

Books Closed Prepared by State StreetPage 19



NJDW
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E REAL ASSETS ETF/HEDGESales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

4,500.000
Base 0.00 6,500.00 7.25 372,492.72

372,492.727.256,500.000.00

7,500.000

SALES Total

Base

Books Closed Prepared by State StreetPage 20



NJDX
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E GLOBAL REITSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
CANADIAN DOLLAR

AUTREPAT-DIV RE CAD/CAN131253999 CALLOWAY REAL ESTATE INVESTM 15 Nov 2011 2REIT NPV 17 Nov 2011

254.000 0.0025.661338Local1.022850
25.088075 0.00 0.00Base

0.00
0.00
0.00 6,517.98

6,372.37

AUTREPAT-DIV RE CAD/CAN13650J955 CAN REAL ESTATE INVEST TRUST 14 Nov 2011 2REIT NPV 16 Nov 2011

163.000 0.0033.787730Local1.016500
33.239282 0.00 0.00Base

0.00
0.00
0.00 5,507.40

5,418.00

0.00417.000 Local
0.00Base

0.00
0.00

0.00
0.00

12,025.38
11,790.37

CANADIAN DOLLAR Total

HONG KONG DOLLAR

INSTINET LLC HKD/HK1619376908 CHINA RESOURCES LAND LTD 03 Nov 2011COMMON STOCK HKD.1 07 Nov 2011

600,000.000 0.0011.675400Local7.769650
1.502693 0.00 540.97Base

4,203.14
973.84

7,566.42 7,017,009.55
903,130.71

THE BANK OF NY/MIZUHO CORPORATE BAN HKD/HK1685992000 SUN HUNG KAI PROPERTIES 23 Nov 2011 3 0.02COMMON STOCK HKD.5 28 Nov 2011

40,000.000 0.0093.115000Local7.795400
11.944865 0.00 955.59Base

7,449.20
516.02

4,022.57 3,736,071.77
479,266.20

0.00640,000.000 Local
0.00Base

11,652.34
1,496.56

11,588.99
1,489.86

10,753,081.32
1,382,396.91

HONG KONG DOLLAR Total

JAPANESE YEN

CITIGROUPGLOBAL MARKETS INC JPY/JP3659672000 MITSUBISHI ESTATE CO LTD 29 Nov 2011 0.02COMMON STOCK OPEN

25,000.000 0.001,257.040000Local77.805000
16.156288 0.00 484.69Base

37,711.00
0.00
0.00 31,463,711.00

404,391.89

Books Closed Prepared by State StreetPage 21



NJDX
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E GLOBAL REITSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.0025,000.000 Local
0.00Base

37,711.00
484.69

0.00
0.00

31,463,711.00
404,391.89

JAPANESE YEN Total

SINGAPORE DOLLAR

P F FROMHERTZ CO SGD/SG4B4KJWS902 GLOBAL LOGISTIC PROPERTIES L 18 Nov 2011COMMON STOCK NPV 23 Nov 2011

100,000.000 0.001.790600Local1.296900
1.380677 0.00 276.14Base

358.12
55.22
71.62 179,489.74

138,399.06

0.00100,000.000 Local
0.00Base

358.12
276.14

71.62
55.22

179,489.74
138,399.06

SINGAPORE DOLLAR Total

US DOLLAR

MORGAN STANLEY CO INCORPORATED USD/DTC112900105 BROOKFIELD OFFICE PROPERTIES 04 Nov 2011 0.04COMMON STOCK NPV 09 Nov 2011

25,000.000 0.0016.217300Local1.000000
16.217300 0.00 1,000.00Base

1,000.00
0.00
0.00 406,432.50

406,432.50

MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC165240102 CHESAPEAKE LODGING TRUST 04 Nov 2011 0.03REIT USD.01 09 Nov 2011

50,000.000 0.0014.991100Local1.000000
14.991100 0.00 1,500.00Base

1,500.00
0.00
0.00 751,055.00

751,055.00

SHUMATE &COMPANY INC USD/DTC23317H102 DDR CORP 03 Nov 2011 0.04REIT USD.1 08 Nov 2011

25,000.000 0.0012.526700Local1.000000
12.526700 0.00 1,000.00Base

1,000.00
0.00
0.00 314,167.50

314,167.50

PERSHING LLC USD/DTC345550107 FOREST CITY ENTERPRISES CL A 21 Nov 2011 0.01COMMON STOCK USD.333 25 Nov 2011

10,000.000 0.0012.489900Local1.000000
12.489900 0.00 100.00Base

100.00
0.00
0.00 124,999.00

124,999.00

PERSHING LLC USD/DTC42217K106 HEALTH CARE REIT INC 23 Nov 2011 0.01REIT USD1. 29 Nov 2011

10,000.000 0.0047.679900Local1.000000
47.679900 0.00 100.00Base

100.00
0.00
0.00 476,899.00

476,899.00

Books Closed Prepared by State StreetPage 22



NJDX
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E GLOBAL REITSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

0.00120,000.000 Local
0.00Base

3,700.00
3,700.00

0.00
0.00

2,073,553.00
2,073,553.00

US DOLLAR Total

EQUITY  Total
885,417.000

Base 0.00 5,957.39 1,545.08 4,010,531.23

4,010,531.231,545.085,957.390.00

885,417.000

PURCHASE Total

Base

Books Closed Prepared by State StreetPage 23



NJDX
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E GLOBAL REITSSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
AUSTRALIAN DOLLAR

INSTINET AUSTRALIA CLEARING SRVC PT AUD/AU8615066909 COMMONWEALTH PROPERTY OFFICE 03 Nov 2011REIT NPV 08 Nov 2011

1,000,000.000 0.000.938200Local0.966044
0.971177 0.00 582.71Base

562.92
0.00
0.00 937,637.08

970,594.59

0.001,000,000.000 Local
0.00Base

562.92
582.71

0.00
0.00

937,637.08
970,594.59

AUSTRALIAN DOLLAR Total

US DOLLAR

SHUMATE &COMPANY INC USD/DTC29380T105 ENTERTAINMENT PROPERTIES TR 03 Nov 2011 0.04REIT USD.01 08 Nov 2011

7,100.000 0.0044.383500Local1.000000
44.383500 0.00 284.00Base

284.00
6.05
6.05 314,832.80

314,832.80

PERSHING LLC USD/DTC92276F100 VENTAS INC 23 Nov 2011 0.01REIT USD.25 29 Nov 2011

5,000.000 0.0049.482400Local1.000000
49.482400 0.00 50.00Base

50.00
4.75
4.75 247,357.25

247,357.25

0.0012,100.000 Local
0.00Base

334.00
334.00

10.80
10.80

562,190.05
562,190.05

US DOLLAR Total

EQUITY  Total
1,012,100.000

Base 0.00 916.71 10.80 1,532,784.64

1,532,784.6410.80916.710.00

1,012,100.000

SALES Total

Base

Books Closed Prepared by State StreetPage 24



NJEF
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E HEDGE FUNDSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

CAPITAL CALL USD/BOS15099E943 CENTERBRIDGE CREDIT PARTNERS 01 Nov 2011LIMITED PARTNERSHIP 01 Nov 2011

60,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 60,000,000.00

60,000,000.00

CAPITAL CALL USD/BOSACI0054I0 ASCEND PARTNERS FUND II LP 01 Nov 2011LIMITED PARTNERSHIP 01 Nov 2011

25,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

CAPITAL CALL USD/BOSACI0054K5 ASIAN CENTURY QUEST(QP) FD LP 01 Nov 2011LIMITED PARTNERSHIP 01 Nov 2011

25,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

CAPITAL CALL USD/BOSACI00QZ17 CANYON BALANCED FD CAYMAN LTD 04 Nov 2011LIMITED PARTNERSHIP 04 Nov 2011

25,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

STATE STREET BANK AND TRUST USD/OTHACI00TKG4 GS EQUITY ORIENTED FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

3,516,598.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,516,598.00

3,516,598.00

STATE STREET BANK AND TRUST USD/OTHACI00TKL3 PP EQUITY ORIENTED HEDGE FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

2,490,811.910 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 2,490,811.91

2,490,811.91

STATE STREET BANK AND TRUST USD/OTHACI00TKM1 PP OTHER OVERLAY 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

186,282.290 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 186,282.29

186,282.29

STATE STREET BANK AND TRUST USD/OTHACI00TKN9 PP CASH   OTHER 2 30 Nov 2011LIMITED PARTNERSHIP

4,431,023.700 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,431,023.70

4,431,023.70
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NJEF
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E HEDGE FUNDSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/OTH30 Nov 2011 CANCEL

-4,431,023.700 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -4,431,023.70

-4,431,023.70

STATE STREET BANK AND TRUST USD/OTH30 Nov 2011 30 Nov 2011

518,501.510 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 518,501.51

518,501.51
ACI00TKN9 Total

0.00 0.000.00 518,501.51518,501.510 Local

0.00 0.00 0.00 518,501.51Base

STATE STREET BANK AND TRUST USD/OTHACI00TKO7 AIA ABSOLUTE RETURN FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

3,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00

STATE STREET BANK AND TRUST USD/OTHACI00TKR0 GS OTHER ASSETS   LIABILITIES 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

138,550,654.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 138,550,654.00

138,550,654.00

STATE STREET BANK AND TRUST USD/OTHACI00TKT6 RCW CASH/RECEIVABLES 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

21,253,362.400 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 21,253,362.40

21,253,362.40

STATE STREET BANK AND TRUST USD/OTHACI00TKU3 PP ABSOLUTE RETURN HEDGE FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

805,513.270 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 805,513.27

805,513.27

STATE STREET BANK AND TRUST USD/OTHACI00TKV1 PP CREDIT ORIENTED HEDGE FUNDS 30 Nov 2011LIMITED PARTNERSHIP

518,501.510 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 518,501.51

518,501.51

STATE STREET BANK AND TRUST USD/OTH30 Nov 2011 CANCEL

-518,501.510 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 -518,501.51

-518,501.51
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NJEF
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E HEDGE FUNDSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

ACI00TKV1 Total

0.00 0.000.00 0.000.000 Local

0.00 0.00 0.00 0.00Base

STATE STREET BANK AND TRUST USD/OTHACI00TLB4 AIA CASH   RECEIVABLES 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

9,043,554.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 9,043,554.00

9,043,554.00

STATE STREET BANK AND TRUST USD/OTHACI00TMF4 PP COMM/REAL ASSETS FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

948,416.230 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 948,416.23

948,416.23

CAPITAL CALL USD/BOSACI011Y20 BREVAN HOWARD FUND LIMITED 01 Nov 2011LIMITED PARTNERSHIP 01 Nov 2011

75,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

CAPITAL CALL USD/BOS30 Nov 2011 30 Nov 2011

75,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00
ACI011Y20 Total

0.00 0.000.00 150,000,000.00150,000,000.000 Local

0.00 0.00 0.00 150,000,000.00Base

CAPITAL CALL USD/BOSACI014HW7 VALUEACT CAPITAL PTNRS II, LP 03 Nov 2011LIMITED PARTNERSHIP 03 Nov 2011

100,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

0.00565,313,693.610 Local
0.00Base

0.00
0.00

0.00
0.00

565,313,693.61
565,313,693.61

US DOLLAR Total

EQUITY  Total
565,313,693.610

Base 0.00 0.00 0.00 565,313,693.61
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NJEF
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E HEDGE FUNDSPurchase Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

565,313,693.610.000.000.00

565,313,693.610

PURCHASE Total

Base
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NJEF
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E HEDGE FUNDSSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

EQUITY
US DOLLAR

STATE STREET BANK AND TRUST USD/OTHACI00TKE9 GS ABSOLUTE RETURN FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

11,830,457.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 11,830,457.00

11,830,457.00

STATE STREET BANK AND TRUST USD/OTHACI00TKF6 GS CREDIT ORIENTED FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

11,609,370.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 11,609,370.00

11,609,370.00

STATE STREET BANK AND TRUST USD/OTHACI00TKG4 GS EQUITY ORIENTED FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

115,110,827.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 115,110,827.00

115,110,827.00

STATE STREET BANK AND TRUST USD/OTHACI00TKI0 RCW ABSOLUTE RETURN FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

30,776.330 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 30,776.33

30,776.33

STATE STREET BANK AND TRUST USD/OTHACI00TKJ8 RCW CREDIT ORIENTED FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

4,195,451.140 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,195,451.14

4,195,451.14

STATE STREET BANK AND TRUST USD/OTHACI00TKN9 PP CASH   OTHER 2 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

4,431,023.700 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 4,431,023.70

4,431,023.70

STATE STREET BANK AND TRUST USD/OTHACI00TKP4 AIA CREDIT ORIENTED FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

1,104,980.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 1,104,980.00

1,104,980.00

STATE STREET BANK AND TRUST USD/OTHACI00TKR0 GS OTHER ASSETS   LIABILITIES 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

3,516,598.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,516,598.00

3,516,598.00
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NJEF
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E HEDGE FUNDSSales Report by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - US DOLLAR

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST USD/OTHACI00TKS8 RCW EQUITY ORIENTED FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

17,027,134.930 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 17,027,134.93

17,027,134.93

STATE STREET BANK AND TRUST USD/OTHACI00TKV1 PP CREDIT ORIENTED HEDGE FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

518,501.510 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 518,501.51

518,501.51

STATE STREET BANK AND TRUST USD/OTHACI00TLA6 AIA EQUITY ORIENTED FUNDS 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

7,938,574.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 7,938,574.00

7,938,574.00

STATE STREET BANK AND TRUST USD/OTHACI00TLB4 AIA CASH   RECEIVABLES 30 Nov 2011LIMITED PARTNERSHIP 30 Nov 2011

3,000,000.000 0.001.000000Local1.000000
1.000000 0.00 0.00Base

0.00
0.00
0.00 3,000,000.00

3,000,000.00

0.00180,313,693.610 Local
0.00Base

0.00
0.00

0.00
0.00

180,313,693.61
180,313,693.61

US DOLLAR Total

EQUITY  Total
180,313,693.610

Base 0.00 0.00 0.00 180,313,693.61

180,313,693.610.000.000.00

180,313,693.610

SALES Total

Base
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NJER
November 30, 2011

FUND:
View Date:to December 13, 2011

COMMON E COMMODITIESPurchase and Sales by Report Date
NJ DIVISION OF INVESTMENT

Base Currency: USD - USD

November 1, 2011

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

******** No Activity for This Fund ********
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Purchase Report by Report Date COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJBEFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EURO CURRENCY

FRANCE

EQUITY
0.000 Local

1TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

FRANCE Total

0.000

1TRADES:
1CANCELS:

Base 0.00

0.00

0.00

0.00

0.000.00

0.00Local 0.00

EURO CURRENCY  Total
0.000

1TRADES:
1CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

0.00
0.000.00

POUND STERLING

EQUITY
0.000 Local

1TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

POUND STERLING  Total
0.000

1TRADES:
1CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

0.00
0.000.00

US DOLLAR
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Purchase Report by Report Date COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJBEFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

EQUITY
116,222,753.360 Local

52TRADES:

0.00Base

13CANCELS:

0.00
0.00 0.00

0.00
116,222,753.36
116,222,753.36

0.00

US DOLLAR  Total
116,222,753.360

52TRADES:
13CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

116,222,753.36
116,222,753.360.00

116,222,753.360

PURCHASE Total

TRADES:
15CANCELS:

0.000.00 116,222,753.36Base 0.00

54
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Purchase and Sales by Report Date COMMON E PRIVATE EQUITY
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJBEFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
136,351,659.860 Local

3TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
115,729,806.04
115,729,806.04

0.00

US DOLLAR  Total
136,351,659.860

3TRADES:
0CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

115,729,806.04
115,729,806.040.00

136,351,659.860

SALES Total

TRADES:
0CANCELS:

0.000.00 115,729,806.04Base 0.00

3
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Purchase Report by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJBRFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
62,217,482.520 Local

7TRADES:

0.00Base

1CANCELS:

0.00
0.00 0.00

0.00
62,217,482.52
62,217,482.52

0.00

US DOLLAR  Total
62,217,482.520

7TRADES:
1CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

62,217,482.52
62,217,482.520.00

62,217,482.520

PURCHASE Total

TRADES:
1CANCELS:

0.000.00 62,217,482.52Base 0.00

7
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Purchase and Sales by Report Date COMMON E REAL ESTATE
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJBRFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

******** No Activity for This Fund ********
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Purchase Report by Report Date COMMON E REAL ASSETS EQTY/HEDG
COMMON E REAL ASSETS EQTY/HEDG

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJDPFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
459,700.000 Local

3TRADES:

0.00Base

0CANCELS:

2,802.00
2,802.00 0.00

0.00
19,710,653.33
19,710,653.33

0.00

US DOLLAR  Total
459,700.000

3TRADES:
0CANCELS:

Base
Local

0.00 2,802.00
2,802.00

0.00
0.00

19,710,653.33
19,710,653.330.00

459,700.000

PURCHASE Total

TRADES:
0CANCELS:

0.002,802.00 19,710,653.33Base 0.00

3
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Purchase Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJDWFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
581,400.000 Local

2TRADES:

0.00Base

0CANCELS:

23,256.00
23,256.00 0.00

0.00
9,966,135.71
9,966,135.71

0.00

OPTIONS EXPIRED_WRTS
1,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

US DOLLAR  Total
582,400.000

3TRADES:
0CANCELS:

Base
Local

0.00 23,256.00
23,256.00

0.00
0.00

9,966,135.71
9,966,135.710.00

582,400.000

PURCHASE Total

TRADES:
0CANCELS:

0.0023,256.00 9,966,135.71Base 0.00

3
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Sales Report by Report Date COMMON E REAL ASSETS ETF/HEDGE
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJDWFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

OPTIONS EXPIRED_BUYS
3,000.000 Local

1TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
0.00
0.00

0.00

OPTIONS WRITTEN
4,500.000 Local

3TRADES:

0.00Base

0CANCELS:

6,500.00
6,500.00 7.25

7.25
372,492.72
372,492.72

0.00

US DOLLAR  Total
7,500.000

4TRADES:
0CANCELS:

Base
Local

0.00 6,500.00
6,500.00

7.25
7.25

372,492.72
372,492.720.00

7,500.000

SALES Total

TRADES:
0CANCELS:

7.256,500.00 372,492.72Base 0.00

4
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJDXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

CANADIAN DOLLAR

EQUITY
417.000 Local

2TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
12,025.38
11,790.37

0.00

CANADIAN DOLLAR  Total
417.000

2TRADES:
0CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

11,790.37
12,025.380.00

HONG KONG DOLLAR

EQUITY
640,000.000 Local

2TRADES:

0.00Base

0CANCELS:

1,496.56
11,652.34 11,588.99

1,489.86
10,753,081.32

1,382,396.91
0.00

HONG KONG DOLLAR  Total
640,000.000

2TRADES:
0CANCELS:

Base
Local

0.00 1,496.56
11,652.34

1,489.86
11,588.99

1,382,396.91
10,753,081.320.00

JAPANESE YEN

EQUITY
25,000.000 Local

1TRADES:

0.00Base

0CANCELS:

484.69
37,711.00 0.00

0.00
31,463,711.00

404,391.89
0.00
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJDXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

JAPANESE YEN  Total
25,000.000

1TRADES:
0CANCELS:

Base
Local

0.00 484.69
37,711.00

0.00
0.00

404,391.89
31,463,711.000.00

SINGAPORE DOLLAR

EQUITY
100,000.000 Local

1TRADES:

0.00Base

0CANCELS:

276.14
358.12 71.62

55.22
179,489.74
138,399.06

0.00

SINGAPORE DOLLAR  Total
100,000.000

1TRADES:
0CANCELS:

Base
Local

0.00 276.14
358.12

55.22
71.62

138,399.06
179,489.740.00

US DOLLAR

EQUITY
120,000.000 Local

5TRADES:

0.00Base

0CANCELS:

3,700.00
3,700.00 0.00

0.00
2,073,553.00
2,073,553.00

0.00

US DOLLAR  Total
120,000.000

5TRADES:
0CANCELS:

Base
Local

0.00 3,700.00
3,700.00

0.00
0.00

2,073,553.00
2,073,553.000.00
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Purchase Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJDXFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

885,417.000

PURCHASE Total

TRADES:
0CANCELS:

1,545.085,957.39 4,010,531.23Base 0.00

11
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Sales Report by Report Date COMMON E GLOBAL REITS
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJDXFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

AUSTRALIAN DOLLAR

EQUITY
1,000,000.000 Local

1TRADES:

0.00Base

0CANCELS:

582.71
562.92 0.00

0.00
937,637.08
970,594.59

0.00

AUSTRALIAN DOLLAR  Total
1,000,000.000

1TRADES:
0CANCELS:

Base
Local

0.00 582.71
562.92

0.00
0.00

970,594.59
937,637.080.00

US DOLLAR

EQUITY
12,100.000 Local

2TRADES:

0.00Base

0CANCELS:

334.00
334.00 10.80

10.80
562,190.05
562,190.05

0.00

US DOLLAR  Total
12,100.000

2TRADES:
0CANCELS:

Base
Local

0.00 334.00
334.00

10.80
10.80

562,190.05
562,190.050.00

1,012,100.000

SALES Total

TRADES:
0CANCELS:

10.80916.71 1,532,784.64Base 0.00

3
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Purchase Report by Report Date COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJEFFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
565,313,693.610 Local

19TRADES:

0.00Base

2CANCELS:

0.00
0.00 0.00

0.00
565,313,693.61
565,313,693.61

0.00

US DOLLAR  Total
565,313,693.610

19TRADES:
2CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

565,313,693.61
565,313,693.610.00

565,313,693.610

PURCHASE Total

TRADES:
2CANCELS:

0.000.00 565,313,693.61Base 0.00

19
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Sales Report by Report Date COMMON E HEDGE FUNDS
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJEFFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

EQUITY
180,313,693.610 Local

12TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
180,313,693.61
180,313,693.61

0.00

US DOLLAR  Total
180,313,693.610

12TRADES:
0CANCELS:

Base
Local

0.00 0.00
0.00

0.00
0.00

180,313,693.61
180,313,693.610.00

180,313,693.610

SALES Total

TRADES:
0CANCELS:

0.000.00 180,313,693.61Base 0.00

12
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Purchase and Sales by Report Date COMMON E COMMODITIES
NJ DIVISION OF INVESTMENT

December 13, 2011View Date:to

Currency Summary

November 30, 2011November 1, 2011

NJERFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - USD

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E PRIVATE EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

November 30, 2011November 1, 2011

NJBEFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.00116,222,753.360

54TRADES:

15CANCELS:

0.00 116,222,753.36Base 0.00

PURCHASE Total
116,222,753.360 0.00

TRADES: 54

CANCELS: 15

0.00 0.00 116,222,753.36Base
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Sales Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E PRIVATE EQUITY

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

November 30, 2011November 1, 2011

NJBEFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.00136,351,659.860

3TRADES:

0CANCELS:

0.00 115,729,806.04Base 0.00

SALES Total
136,351,659.860 0.00

TRADES: 3

CANCELS: 0

0.00 0.00 115,729,806.04Base
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Purchase Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E REAL ESTATE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

November 30, 2011November 1, 2011

NJBRFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.0062,217,482.520

7TRADES:

1CANCELS:

0.00 62,217,482.52Base 0.00

PURCHASE Total
62,217,482.520 0.00

TRADES: 7

CANCELS: 1

0.00 0.00 62,217,482.52Base

Page 49 Books Closed Prepared by State Street



Purchase and Sales by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E REAL ASSET HEDGES

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

November 30, 2011November 1, 2011

NJDLFUND:

Base Currency: USD - USD

CLIENT MANAGED

Shares/Par/Contracts

******** No Activity for This Fund ********
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Purchase Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E REAL ASSETS EQTY/HEDG

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

November 30, 2011November 1, 2011

NJDPFUND:

Base Currency: USD - US DOLLAR

COMMON E REAL ASSETS EQTY/HEDG

Shares/Par/Contracts

EQUITY

0.00459,700.000

3TRADES:

0CANCELS:

2,802.00 19,710,653.33Base 0.00

PURCHASE Total
459,700.000 0.00

TRADES: 3

CANCELS: 0

2,802.00 0.00 19,710,653.33Base
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Purchase Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E REAL ASSETS ETF/HEDGE

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

November 30, 2011November 1, 2011

NJDWFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.00581,400.000

2TRADES:

0CANCELS:

23,256.00 9,966,135.71Base 0.00

OPTIONS EXPIRED_WRTS

0.001,000.000

1TRADES:

0CANCELS:

0.00 0.00Base 0.00

PURCHASE Total
582,400.000 0.00

TRADES: 3

CANCELS: 0

23,256.00 0.00 9,966,135.71Base
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Sales Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E REAL ASSETS ETF/HEDGE

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

November 30, 2011November 1, 2011

NJDWFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

OPTIONS EXPIRED_BUYS

0.003,000.000

1TRADES:

0CANCELS:

0.00 0.00Base 0.00

OPTIONS WRITTEN

0.004,500.000

3TRADES:

0CANCELS:

6,500.00 372,492.72Base 7.25

SALES Total
7,500.000 0.00

TRADES: 4

CANCELS: 0

6,500.00 7.25 372,492.72Base
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Purchase Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E GLOBAL REITS

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

November 30, 2011November 1, 2011

NJDXFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.00885,417.000

11TRADES:

0CANCELS:

5,957.39 4,010,531.23Base 1,545.08

PURCHASE Total
885,417.000 0.00

TRADES: 11

CANCELS: 0

5,957.39 1,545.08 4,010,531.23Base
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Sales Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E GLOBAL REITS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

November 30, 2011November 1, 2011

NJDXFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.001,012,100.000

3TRADES:

0CANCELS:

916.71 1,532,784.64Base 10.80

SALES Total
1,012,100.000 0.00

TRADES: 3

CANCELS: 0

916.71 10.80 1,532,784.64Base
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Purchase Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E HEDGE FUNDS

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

November 30, 2011November 1, 2011

NJEFFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.00565,313,693.610

19TRADES:

2CANCELS:

0.00 565,313,693.61Base 0.00

PURCHASE Total
565,313,693.610 0.00

TRADES: 19

CANCELS: 2

0.00 0.00 565,313,693.61Base
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Sales Report by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E HEDGE FUNDS

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

November 30, 2011November 1, 2011

NJEFFUND:

Base Currency: USD - US DOLLAR

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

EQUITY

0.00180,313,693.610

12TRADES:

0CANCELS:

0.00 180,313,693.61Base 0.00

SALES Total
180,313,693.610 0.00

TRADES: 12

CANCELS: 0

0.00 0.00 180,313,693.61Base
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Purchase and Sales by Report Date

Fund Summary

View Date:to December 13, 2011

COMMON E COMMODITIES

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

November 30, 2011November 1, 2011

NJERFUND:

Base Currency: USD - USD

NJ DIVISION OF INVESTMENT

Shares/Par/Contracts

******** No Activity for This Fund ********
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